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Past	  projects	  
•  Asymmetry/	  NonlineariFes	  in	  oil	  price-­‐	  macroeconomy	  
relaFonship	  
•  US	  data	  –	  using	  disaggregated	  data	  
•  Energy	  intensive	  vs.	  non	  energy	  intensive	  industries	  
•  OECD	  countries	  data	  	  
•  Oil	  exporFng	  vs.	  oil	  imporFng	  countries	  
Research	  Interests	  
Energy	  and	  the	  Macroeconomy	  
Applied	  Time	  Series	  Econometrics	  
InternaFonal	  Economics	  
Current	  projects	  
•  Oil	  Markets	  –	  demand	  and	  supply	  shocks	  
•  US	  data	  –	  using	  disaggregated	  data	  
•  Energy	  intensive	  vs.	  non	  energy	  intensive	  industries	  
•  OECD	  countries	  data	  	  
•  Oil	  exporFng	  vs.	  oil	  imporFng	  countries	  
•  Oil	  Prices	  and	  Fiscal	  Balances	  of	  Net	  Oil	  ExporFng	  Countries	  
•  ﬁscal	  balances	  of	  net	  oil	  exporFng	  countries	  and	  oil	  prices.	  	  
•  oil	  export	  revenues,	  budget	  balance,	  and	  sovereign	  wealth	  funds.	  	  
•  GARCH	  model	  for	  each	  top	  ﬁkeen	  net	  oil	  exporFng	  country	  
•  Steel	  Prices	  and	  Industrial	  ProducFon	  
•  Steel	  prices	  and	  macroeconomy	  relaFonship	  
•  energy	  markets	  and	  steel	  markets	  
•  Steel	  intensity	  of	  diﬀerent	  industries	  
vs.	  	  
